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105 


Determine one or more feasible losses in the value 
of a contract sub-portfolio in an investment 
portfolio 
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Select a relevant feasible loss in value of the 
contract sub-portfolio 
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Determine a target composition of the investment 
portfolio in terms of an allocation between the 
relative notional value of the contract sub- 
portfolio with respect to the current value of the 
asset sub-portfolio 
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Construct or adjust the composition of the 
investment portfolio 
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After a lapse of an accounting period, loop back 
to step 105 
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